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aast0303cdi
AASTO0303.CDI #CMOVER_3.0B ASSET_BACKED_HOMEEQUITY ! MAX_CF_VECTSIZE 551

!
!
!! Created by Intex Deal Maker v3.5.342 , subroutines 3.0f
;! 11/06/2003 2:24 AM

DEAL_COMMENT _

"The tables and other statistical analyses (the 'Hypothetical performance Data')
that you will produce using Intex with the attached information are privileged and
intended solely for use by you (the partK to whom CSFB LLC provided the computer
model used to generate them). The Hypothetical Performance Data will be generated
by you using a computer model prepared by CSFB LLC in reliance upon information
furnished by the issuer of the securities and its affiliates, the accuracy and
completeness of which has not been verified bﬁ CSFB LLC or any other person. The
computer model that you will use to prepare the Hypothetical Performance Data was
furnished to you solely by CSFB LLC and not by the issuer of the securities. It may
not be (a) used for any purpose other than to make a ﬁre11minary evaluation of the
referenced securities or (b) provided by you to any third party other than your
legal, tax, financial and/or accounting advisors for the purposes of evaluating the
Hypothetical Performance Data. You agree that the Hypothetical Performance Data
will be generated by or on behalf of you, and that neither CSFB LLC nor anyone
acting on its behalf has generated or is in any way responsible for any Hypothetical
performance Data. ; _
Numerous assumptions were used in preparing the computer model you will use to
generate the HKpothetica1 Performance Data. Those assumptions may or may not be
reflected in the Hypothetical Performance Data. As such, no assurance can be give
as to the Hypothetical Performance Data's accuracy, appropriateness or completeness
in any particular context; nor as to whether the Hypothetical Performance Data
and/or the assumptions upon which it is based reflect present market conditions of
future market performance. The Hypothetical Performance Data should not be
construed as either projections or predictions or as legal, tax, financial or
accounting advice. ; _

Any weighted average lives, yields and principal payment periods shown in the
Hypothetical Performance Data will be based on prepayment assumptions, and changes
in such prepayment assumptions may dramatically affect such weighted average lives,
yields and principal payment periods. In addition, it is possible that prepayments
-on the underlying assets will occur at rates slower or faster than the rates shown
in the Hypothetical Performance Data. Furthermore, unless otherwise provided, the
Hypothetical Performance Data assumes o losses on the underlying assets and no
interest shortfall. The specific characteristics of the securities may differ from
those shown in the Hypothetical Performance Data due to, amount other things,
differences between (a) the actual underlying assets and the hypothetical underlying
assets used in preparing the Hypothetical Performance Data and (b) the assumptions
used by you in producing the Hypothetical Performance Data and the actual
assumptions used in pricing the actual securities. The principal amount,
designation and terms of any security described in the Hypothetical performance Ata
are subject to change prior to issuance. You should contact the CSFB LLC Trading
Desk at (212-325-8549) to confirm the final principal amount, designation and terms
of any security described in this communication prior to committing to purchase that
security. Neither CSFB LLC nor any of its affiliates makes any representation or
warranty as to the actual rate or timing of payments on any of the underlying assets
or payments or yield on the securities.; _

9 —

Although a registration statement (1nc1udinﬂ a prospectus) relating to the
securities discussed in this communication has been filed with the Securities and
Exchange Commission and is effective, the final prospectus supplement relating to
the securities discussed in this communication has not yet been filed with the
securities and Exchange Commission. This communication shall not constitute an
offer to sell or the solicitation of an offer to buy nor shall there be any sale of
the securities discussed +in this communication in any state in which such offer,
solicitation or sale would be unlawful prior to registration or qualification of
such securities under the securities laws of any such state. The principal amount,
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aast0303cdi
designation and terms of any security described in the computer model and
Hypothetical Performance Data are preliminary and subject to change prior to
issuance. ; _
Prospective purchasers are referred to the final prospectus supplement relating to
the securities discussed in this communication for definitive yield and maturity
information regarding those securities, based on the final principal amounts,
designations and terms of those securities. Once available, a final prospectus
supplement may be obtained by contacting the CSFB LLC Trading Desk at
(212-325-8549).; _

The computer model referenced herein supersedes all computer models related to the
subject securities that have been made available to you previously. 1In addition,
this computer model will be superseded in its entirety by the final prospectus
sugp}ement relating to the actual secretes preliminarily described by this computer
model.; _

Please be advised that the securities described herein may not be appropriate for
all investors. Potential investors must be willing to assume, among other things,
market price volatility, prepayment, yield curve and interest rate risks. 1Investors
should make every effort to consider the risks of these securities. ; _
If you have received this communication in error, please notify the sending party
immediately by telephone and return the original to such party by mail.'"

|

! Modeled in the Intex CMO Modeling Language, (WNYC1255538)

! which is copyright (¢) 2003 by Intex Solutions, Inc.

I Intex shall not be held 1iable for the accuracy of this data

I nor for the accuracy of information which is derived from this data.

!

"COLLAT_GROUPS 1 2

!
DEFINE PREPAY PPC GROUP 1 RISE_PERS 1 START_CPR 27 END_CPR 27
DEFINE PREPAY PPC GROUP 2 RISE_PERS 12 START_CPR 4.6 END_CPR 23

DEFINE CONSTANT #0rigCollBal = 394856284.03
DEFINE CONSTANT #0rigCollBall = 321380780.78
DEFINE CONSTANT #0rigcollBal2 = 73475503.25

DEFINE CONSTANT #OrigBondBal = 393870000.00
DEFINE CONSTANT #OrigBondBall = 321380780.78
DEFINE CONSTANT #OrigBondBal2 73475503.25

DEFINE CONSTANT #SpecSenEnhPct = 43.5%

DEFINE CONSTANT #AlTargPct 56.500000000000%
DEFINE CONSTANT #MlTargPct 70.000000000000%
DEFINE CONSTANT #M2TargPct 81.500000000000%
DEFINE CONSTANT #M3TargPct = 85.500000000000%
DEFINE CONSTANT #BlTargPct 91.000000000000%

DEFINE #BondBal = 393870000.00
I
FULL_DEALNAME: Aegis ABS 2003-3
!
DEAL SIZE: $ 393870000.00
PRICING SPEED: GROUP 1 PPC 100% -
PRICING SPEED: GROUP 2 PPC 100%
! ISSUE DATE: 20031101

SETTLEMENT DATE: 20031120
!

Record date delay: 24
!
DEFINE TR_INDEXDEPS_ALL
!
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aast0303cdi
DEFINE SCHEDULE "AIO_Scale”,"AIO_BAL"
!
DEAL_CLOCK_INFO _
ISSUE_CDU_DATE 20031101 _
DEAL_FIRSTPAY_DATE 20031225
!
DEFINE #coll_1
DEFINE #Coll_p

W
o

DEFINE #FloorcCollat
DEFINE #RegPerc
DEFINE #TrigEnhFrac
DEFINE #CumLossShft
DEFINE #TrigCumLossFrac
DEFINE #SDTrigDelingFrac
DEFINE #SpecOCTarg
ifndef #cmover_3.0d _

0.50% * #origCol1Bal
0
0
0

[ef=]

[T T T I T 1}

4.50% * #origcoliBal

' DEFINE #0C = 986284.03
ifdef #cmover_3.0d _
| DEFINE STANDARDIZE OC_ACTUAL_VAL #0C = 986284.03
DEFINE STANDARDIZE OCT_INITVAL CONSTANT #InitOCTarg = 4.50% *
#origcollBal
DEFINE STANDARDIZE OCT_STEPDOWN_MONTH CONSTANT #StepDownDate = 37
DEFINE STANDARDIZE OCT_STEPDOWN_FRAC CONSTANT #StepOCFrac = 0.09
DEFINE STANDARDIZE EXCESS_INTEREST #XSSpread =0
DEFINE STANDARDIZE OCT_FLOOR: CONSTANT #FlooroCTarg = #FloorcCollat
DEFINE STANDARDIZE OCT_VAL DYNAMIC #Octval = #SpecOCTarg

DEFINE DYNAMIC STICKY #NetRate = ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200

DEFINE DYNAMIC STICKY #NetRatel = ( COLL_I._MISC("COUPON", 1) ) / COLL_PREV_BAL(1)
* 1200 . :

D%FINE DYNAMIC STICKY #NetRate2 = ( COLL_I_MISC("COUPON", 2) ) / COLL_PREV_BAL(2)
* 1200

. DEFINE DYNAMIC STICKY #NetRateActual360 = #Netrate * 30 / DAYS_DIFF(CURDATE ,
MONTHS_ADD (CURDATE, ~-1))
!

" DEFINE COLLAT WT_BY_PREVBAL #LifeCap = 1IF LOAN("LIFE_CAP") GT 0 _
THEN LOAN("LIFE_CAP") -
(LOAN (""GROSSRATE") - LOAN(C"NETRATE")) _
ELSE LOAN(''NETRATE")
!
DEFINE TABLE "OC_CUMLOSSO" (4, 2) = "MONTH" "OC_CUMLOSS_FRACOQ"

48.1 0.0225
60.1 0.035
72.1 0.0475
84.1 0.0525

|
DEFINE DYNAMIC #AIO_SCHED = SCHED_AMOUNT("AIO_Scale')
DEFINE DYNAMIC #AIO_ENDBAL = SCHED_AMOUNT("AIO_BAL")

!
!
!
TOLERANCE WRITEDOWN_OLOSS 9999999999999.00
TOLERANCE INTEREST 9999999999999.00
]

!

TOLERANCE WRITEDOWN_OLOSS 9999999999999.00
TOLERANCE INTEREST 9999999999999. 00

Page 3



aast0303cdi
DEFINE TRANCHE IIAIOH , "Al" . IlMlll , "MZ" , IIM3" . ” Bl" , IIR_PPII
!

DEFINE DYNAMIC STICKY #MaxRateCap = #LifeCap - OPTIMAL_INTPMT("AIO#1") /
COLL_PREV_BAL * 1200
|

bEFINE DYNAMIC STICKY #NetFundsCap = ((COLL_I_MISC("COUPON") -
OPTIMAL_INTPMT("AIO#1") ) / COLL_PREV_BAL * 1200)
]

DEFINE DYNAMIC STICKY #ScaledNetFundsCap = #NetFundsCap * (IF CURMONTH GE 2 THEN (30
/ DAYS_DIFF(CURDATE , MONTHS_ADD(CURDATE,~-1)))_
, ELSE (30/30))
Tranche "#scaledNetFundsCap" SYMVAR

DEFINE INDEX "_LIBOR_IMO"
]

INITIAL INDEX LIBOR_6MO 1.23

INITIAL INDEX LIBOR_1MO 1.12
!
! IDEFINE TRANCHE "AIO", "A1", "M1", "M2", "M3", "B1", "R_PP"
!
!
Tranche "AIQ" SEN_IO ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);

Block 16092000.00 at 4 FREQ M NOTIONAL WITH FORMULA BEGIN (#AIO_SCHED); _

END  (#AIO_ENDBAL); _
DAYCOUNT 30360 BUSINESS_DAY NONE _

' Delay 24 Dated 20031101 Next 20031225

Tranche "Al" SEN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 325760000.00 at 1.52 FREQ M FLOAT RESET M _
COUPONCAP ( #ScaledNetFundsCap ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20031120 Next 20031225
( MINC(1 * LIBOR_IMO + ( IF (((COLL BAL("LAGMON_2") / #0r19Co11Ba1) < 10%))
THEN 8.8 EL3590.4 )), #MaxRatecCap * 30 / NDAYS_ACCRUE_INT("ALl#1")
|
Tranche "M1" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 26650000.00 at 1.82 FREQ M FLOAT RESET M _
COUPONCAP ( #ScaledNetFundsCap ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20031120 Next 20031225
( MINC(1 * LIBOR_IMO + ( IF (((coLL_BAL("LAGMON_2") / #0OrigCollBal)
THEN 6.05 ESSS 0.7 )), #MaxRateCap * 30 / NDAYS_ACCRUE_INT("M1#1")) )
(

Tranche "M2" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 22700000.00 at 2.77 FREQ M FLOAT RESET M _
COUPONCAP ( #ScaledNetFundsCap ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
De]ay 0 Dated 20031120 Next 20031225
( MINC(1 * LIBOR_IMO + ( IF (((COLL_BAL("LAGMON_2") / #OrigcollBal) < 10%))
THEN 2.475 SSSE 1.65 )), #MaxRateCap * 30 / NDAYS_ACCRUE_INT("M2#1")) )
0
[

Tranche "M3" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 7900000.00 at 3.07 FREQ M FLOAT RESET M _
COUPONCAP ( #ScaledNetFundsCap ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
De1ay 0 Dated 20031120 Next 20031225
( MINCCQY1 * LIBOR_IMO + ( IF (((COLL_BAL("LAGMON_2") / #0OrigcollBal)
THEN 5 925 SSSE 1.95 )), #MaxRateCap * 30 / NDAYS_ACCRUE INT('M3#1")) )

10%))

A

A

10%))

!
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aast0303cdi
Tranche "B1" JUN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 10860000.00 at 5.62 FREQ M FLOAT RESET M _

COUPONCAP ( #ScaledNetFundsCap ); _

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _

Delay 0 Dated 20031120 Next 20031225

( MINC(1 * LIBOR_IMO + ( IF (((coLL_BAL("LAGMON_2") / #origCollBal) < 10%))

THEN 8.75 ESSS 4.5 )), #MaxRateCap * 30 / NDAYS_ACCRUE_INT("B1#1™)) )
!

Tranche "R" JUN_RES
Block 394856284.03 at 0 NOTIONAL WITH GROUP 0 SURPLUS _
DAYCOUNT 30360 BUSINESS_DAY NONE _
| FREQ M Delay 24 Dated 20031101 Next 20031225

Tranche "R_PP" JUN_PEN_NO
Block 394856284.03 at O NOTIONAL WITH GROUP O _
DAYCOUNT 30360 BUSINESS_DAY NONE _
: FREQ M Delay 24 Dated 20031101 Next 20031225
Tranche "FLowl" PSEUDO
Block USE PCT 100.
Block USE PCT 100.

100.0 of R#1
100.0 of R_PP#1

OO

|
Tranche "FLOW2'" PSEUDO

Block USE PCT 100.0 100.0 of Al#l
Block USE PCT 100.0 100.0 of M1#1
Block USE PCT 100.0 100.0 of m2#1
Block USE PCT 100.0 100.0 of B1l#1
Block USE PCT 0.0 100.0 of AIO#1
l Block USE PCT 100.0 100.0 of M3#1
' Tranche "#NetRate" SYMVAR
Tranche "#NetRateActual3e0" SYMVAR
I .‘
Tranche "#ocC" SYMVAR
' Tranche "#SpecOCTarg" SYMVAR
Tranche "DEAL_PLUGIN” PSEUDO
Block USE PCT 100.0 100.0 oF "Al#1"
Block USE PCT 100.0 100.0 oOoF "ml#1"
Block USE PCT 100.0 100.0 OF "M2#1"
Block USE PCT 100.0 100.0 OF "M3#1"
Block USE PCT 100.0 100.0 OF "B1#1"
Block USE PCT 0.0 100.0 oOF "R#1"
Block USE PCT 0.0 100.0 OF "R_PP#1"
Block USE PCT 0.0 100.0 OF "AIO#1"

!
|
DEFINE PSEUDO_TRANCHE COLLAT _

Delay 24 Dated 20031101 Next 20031225 settle 20031120
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _

Delay 24 Dated 20031101 Next 20031225 settle 20031120
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _

Delay 24 Dated 20031101 Next 20031225 Settle 20031120
I

DEFINE DYNAMIC STICKY #30360Adj_Credit_Risk_Fee = 30 / 360
EXPENSE "Credit_Risk_Fee" = (0.015% * ( COLL_PREV_BAL ) *
#30360Adj_Credit_Risk_Fee);

' RESERVE_FUND "YmRsvFnd" FUNDING_FROM RULES
!
RESERVE_FUND "SPREAD_ACCT'" ON TRANCHE "Al1"&"M1"&"M2"&"Bl" _
page 5
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CLASS

CLASS

CLASS

CLASS

CLASS

CLASS

CLASS

CLASS

aast0303cdi
COVERS RULES RULES _
EXCESS_TO "R#1" _

BY IIDMH
"AIO" NO_BUILD_TRANCHE _
- IIAIOH
"al" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
— llAlll

"M1" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _.
= “Ml”

"M2" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= "lel

"M3" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= lIM3||

"B1” NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
- IlBlll

"RESID" "R#L" "R_PP#1"

"ROOT" _ :
WRITEDOWN_BAL RULES _
DISTRIB_CLASS RULES _
SHORTFALL_PAYBACK PRINCIPAL_LOSS TRUE _
— "AIO” I'Alli IlMlll IIMZ " "M3"| " Blll (1} RESIDII

CROSSOVER when 0O

“TRIGGER

|
TRIGGER

!
TRIGGER

; (1) a percentage calculated as
realized Tosses divided by the

defined

"StepUp-CumLoss"” _ ) .
FULL_NAME "Step Up Cumulative Loss Trigger™ _
ORIG_TESTVAL  0.000% _

TESTVAL ( #TrigCumLossFrac); _
ORIG_TARGETVAL 2.25% _

TARGETVAL (#cumLossshft); _
TRIGVAL LODIFF

"StepUp-D1geEnh" _

FULL_NAME  "Step Up Enhancement Delinquency Trigger” _

ORIG_TESTVAL 0.000% _.

TESTVAL ( #TrigEnhfFrac); _
ORIG_TARGETVAL 17.4990969688481% _
TARGETVAL (#RegPerc); _
TRIGVAL LODIFF
"STEPUP_TRIGGER"

FULL_NAME  "Step Up Trigger" _ )
DEFINITION "A Step Up Trigger exists, if_

by a schedule;_

Month <= %;_
48 2.25%; _
60 3.50%; _
72 4.75%; _

page 6
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aast0303cdi
84 5.25%; _
or;(2) the aggregate principal balance of all delinquent loans * 100_
as a percentage of the respective collateral balance exceeds :
50 * the Senior Enhancement Percentage."_
IMPACT "If a Step Up Trigger is in effect the OC target will change to_
the last value before the trigger occurred if a stepdown has not occurred,_
or % of the balance when the trigger first occurred if a stepdown has occurred."”
TRIGVAL FORMULA ( min(TRIGGER("StepUp-CumLoss”," " TRIGVAL"),
TRIGGER("StepUp—D1qEnh”,"TRIGVAL”)));

TRIGGER "StepDown-D1qRatio“ - _ '
FULL_NAME  "Step Down Delinquency Trigger" _
ORIG_TESTVAL 0.000% _

TESTVAL ( #sDTrigDelingFrac); _
ORIG_TARGETVAL 2% _

TARGETVAL 2%); _

TRIGVAL LODIFF

I
TRIGGER "STEPDOWN_TRIGGER" _
FULL_NAME  “Step Down Trigger" _
DEFINITION "A Step Down Trigger exists, if_
; (1) the guotient of (A) the aggre%ate principal balance of ali_
mortgage Joans 90 or more days delinquent and (B) the principal_
balance of the loans, exceeds 2%."_
IMPACT "If a Step Down Trigger is in effect the OC target CANNOT
stepdown to_ g
9.0% of the current balance of the collateral.”" _
l TRIGVAL FORMULA (TRIGGER("StepDown-DigrRatio”,"TRIGVAL"));
OPTIONAL REDEMPTION: "CLEANUP" _ ' g
, WHEN_EXPR ( ((COLL_BAL("LAGMON_1") / #OrigCollBal) < 10%)

PRICE_P ( COLL_BAL );
1

\.INTEREST_SHORTFALL FULL_PREPAY compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _.

LOSS compensate Pro_rata
{

%DEFINE MACRO BLOCK #Al_Prn =

from : cLASS ( "Al"
pay : SEQUENTIAL ¢ "Al#1" )

from : CLASS ( "M1" )
pay : SEQUENTIAL ( "ML#1" )

from : CLASS ( "M2" )
pay : SEQUENTIAL ( "M2#1" )

}
{DEFINE MACRO BLOCK #M3_Prn =

page 7
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aast0303cdi

CLASS ( "M3" )
SEQUENTIAL ( "M3#1" )

CLASS ( "B1" )
SEQUENTIAL ( "B1#1" )

"cMo Block Payment Rules

from :
subject to :
pay :

calculate :
calculate :

calculate :
calculate :
calculate :
| calculate :
?MZ#l", "M3#1",

calculate :

CASH_ACCOUNT (100D
CEILING ( (COLL("PREPAYPENALTY'")) )
CREDIT_ENHANCEMENT ("YmRsvFnd")

#Col1_1I = COLL_YI - COLL_YM + CF_REINV_INCOME

#coll_p = COLL_P

“¢princ = coLL_p

#Interest = COLL.I

#PrevspecoC = #SpecoOCTarg

#CurrentoC = MAX( 0, COLL_BAL - (BBAL("Al#1", "M1#1",

"B1#1") -~ #Princ))
#xSspread = Max( 0, #Interest - ( COLL_YM * (100% - 0%))

- OPTIMAL_INTPMT("ROOT") - INTSHORT_ACCUM("ROOT") + COUPONCAP_SHORTFALL("ROOT") -
EXPENSE("Credit_Risk_Fee") ) '
!

calculate :
o

calculate :
!

calculate :
!

#FloorocCTotal = #FlooroCrarg
#StepoCTarg = COLL_BAL * #StepOCFrac
#StepbownDatePass = CURMONTH GE #StepDownDate

111 ASSUME STEPDOWN IN ORDER TO CALCULATE SENIOR ENHANCMENT PCT

calculate :
#FloorocCTotal )
!

calculate :
1

calculate :
)

calculate :
]

calculate :
!

calculate :
1

calculate :

#SpecOoCTarg = MAX( MIN( #InitOCTarg, #StepOCTarg ) ,
#SpecOCTarg = MIN( #SpecOCTarg, COLL_BAL )

#SpecOCTarg = #Octval

#ocheficiency = MAX(0, #SpecOCTarg - #CurrentoQ)

#0Csurplus = MINMAX(O, #CurrentOC - #SpecOCTarg, COLL_P)
#PrincPmt = MAX(O, COLL_P - #0CSurplus)

#XSIntRem = MAX( 0, #Interest - ( COLL_YM * (100% - 0%))

- OPTIMAL_INTPMT("ROOT") - INTSHORT_ACCUM("ROOT") + #OCSurplus +
COUPONCAP_SHORTFALL("ROOT") - EXPENSE("Credit_Risk_Fee"))
!

calculate :

#subpefic = MAX ( 0, ( BBAL("ROOT") - #Princ ) - COLL_BAL

Page 8
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calculate :
calculate :

calculate :
caltculate :

calculate :

calculate :

COLL_BAL)

calculate :
calculate :

calculate :

COLL_BAL
|

calculate :

?.00

b

calculate :
calculate :

calculate ; _
#stepDownBal ) AND NOT #SDTrigEvent
!

#TrigoCTargprPost, #FlooroCrotal ) _

#FlooroCTotal )

#AaddPrinc
#XSINtRem

#XtraPDA
#XSIntRem

#Distribamt

#ClassAlPDA
#ClassAlPDA
#ClassAlPDA
#SenEnhancePct

#StepbDownBal

#SDTrigbDelingFrac

#SDTrigeEvent

#StepbDown

#FlooroCTotal ) _

!

calculate :
calculate :
calculate :

calculate :

#SpecoOCTarg
#SpecOCTarg
#ocCDeficiency

#oCsSurplus

aast0303cdi
MIN( #XSIntRem, #SubDefic )
Max( 0, #xSIntRem - #AddPrinc )

MIN( #0CDeficiency, #XSIntRem ).
max( 0, #XSIntRem - #XtraPDA )

it

#PrincPmt + #AddPrinc + #XtraPDA

BBAL("A1") _ _
- MIN(COLL_BAL - #FlooroCTotal, #AlTargPct *

I

max( 0.0, MIN(BBAL("AL1"), #ClassAlPDA ))
Max( 0, MIN( #ClassAlPbA, #Distribamt ) )

U]

:!!********** END OF SENIOR ENHANCEMENT PCT CALCULATION *#***kkiix

it

(coLL_BAL - (BBAL("A1l") - #ClassAlPDA )) /

(#SenEnhancepPct - #SpecSenEnhPct) + 1E-8 GE

AVG_COLL("RATE",-1,3,1)

TRIGGER("STEPDOWN_TRIGGER")

#StepDown OR (( #StepDownDatePass AND

calculate : #ReqgPerc = 50 * (COLL_PREV_BAL - BBAL("A1l") ) /
COLL_PREV_BAL
! _
' calculate : #TrigeEnhFrac = 100 * AVG_COLL("RATE",-1,2,1)
" calculate : #CumLossshft = LOOKUP_TBL( "STEP", CURMONTH ,
+"OC_CUMLOSSO0", "MONTH'", "OC_CUMLOSS_FRACO" ) _
| calculate : #TrigCumLossFrac = DELINQ_LOSS_ACCUM / #OrigColligal
" calculate : #TrigEvent = TRIGGER("STEPUP_TRIGGER")
!
calculate : #TrigoCTargPre = #PrevsSpecOC
!
calculate : #TrigoCTargPost = #PrevsSpecoOC
!
calculate : #SpecOCTarg = IF #StepDown _

THEN IF #TrigEvent _
THEN MAX( MIN( #InitOCTarg, #StepOCTarg )

ELSE MAX( MIN( #InitOCTarg, #stepoCTarg )

ELSE IF #TrigEvent _
THEN MAX( #InitOCTarg, #Trig0CTargPre,

ELSE MAX( #InitOCTarg, #FloorocCTotal )
MIN( #SpecOCTarg, COLL_BAL )

#octval

it

MAX (0, #SpecoCTarg - #CurrentoC)

MINMAX (O, #CurrentoC - #SpecQCTarg, COLL_P)
pPage 9
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calculate : #PrincPmt = MAX(0, COLL_P - #oCsurpius)
calculate : #XSIntRem = MAX( 0, #Interest - ( COLL_YM * (100% - 0%))
- OPTIMAL_INTPMT("ROOT") - INTSHORT_ACCUM("ROOT") + #0OCSurplus +
?OUPONCAP_SHORTFALL("ROOT") - EXPENSE("Credit_Risk_ree"))

calculate : #subbefic

MaxX ( 0, ( BBAL("ROOT") - #Princ ) - COLL_BAL

)
!
calculate : #AddPrinc = MIN( #XSIntRem, #SubbDefic )
calculate : #XSIntRem = MAX( 0, #XSIntRem - #AddPrinc )
!
calculate : #XtraPDA = MIN( #0CDeficiency, #XSIntRem )
calculate : #XSIntRem = MAX( 0, #XSIntRem - #XtraPDA )
!
, calculate : #DistribAamt = #PrincPmt + #AddPrinc + #XtraPDA
" calculate : #ClassAlPDA = IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #D1stribamt _
ELSE BBAL("A1l") _
- MIN(COLL_BAL - #FloorQCTotal, #AlTargPct *
COLL_BAL)
calculate : #ClassAlPDA = MAX( 0.0, MIN(BBAL("A1"), #ClassAlPDA ))
' calculate : #ClassAlPDA = MAX( 0, MIN( #ClassAlPDA, #Distribamt ) )
i .
calculate : #ClassM1lPDA = IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #D1stribAmt - #ClassAlPDA _
ELSE BBAL("A1",; "M1") - #ClassAlPDA _
- MIN(COLL_BAL ~ #FlooroCTotal, #MlTargPct *
COLL_BAL) ‘

calculate : #cClassM1lPDA
calculate : #ClassMlpPDa
#ClassAlPDA ) )
3

!

max( 0.0, MIN(BBAL{"M1"), #ClassM1PDA ))
MAX( 0, MIN( #ClassM1lPDA, #Distribamt -

calculate : #ClassMm2rpa

IF (#TrigEvent OR (#StepDown EQ 0.0)) _

THEN #D1stribAamt - #ClassAlPDA - #ClassM1PDA
ELSE BBAL("Al", "M1", "M2") - #ClassAlPDA -
#ClassM1PDA _ :
~ MIN(COLL_BAL - #FlooroOCTotal, #m2TargPct *
COLL_BAL) :

calculate : #ClassM2PDA

calculate : #ClassM2PDA
#ClassAlPDA - #ClassM1PDA ) )
}

MAX( 0.0, MIN(BBAL("M2"), #ClassMZPDA D))
MAX( O, MIN( #ClassM2PDA, #Distribamt -

]

1]

calculate : #ClassM3PDA IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #DistribAamt - #ClassAlPDA - #ClassM1PDA
- #ClassM2PDA _ :
ELSE BBAL("Aln, "Ml'l, uMzn, IIM3II) -
#ClassAlPDA - #ClassM1PDA - #CJassM2PDA _
~ MIN(COLL_BAL - #FlooroCTotal, #M3TargPct *
COLL_BAL) .
calculate : #ClassM3PDA Max( 0.0, MIN(BBAL("M3"), #ClassM3PDA ))
calculate : #ClassM3PDA max( 0, MIN( #ClassM3PDA, #Distribamt -
fc]assAlPDA - #ClassM1PDA ~ #CTassM2PDA ) )

/]

'
calculate : #ClassB1lrDA

IF (#TrigEvent OR (#Stepbown EQ 0.0)) _

Page 10
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aast0303cdi X
THEN #Distribamt - #ClassAlpPDA - #ClassM1PDA

- #ClassM2PDA - #ClassM3PDA _
ELSE BBAL("A]—", "Mln, ann’ "M3”, uBln) -
#ClassAlPDA - #ClassM1PDA - #ClassM2PDA - #ClassM3PDA _ '
- MINCCOLL_BAL - #FlooroCTotal, #BlTargPct *
COLL_BAL) '
calculate : #ClassB1PDA MAX( 0.0, MIN(BBAL("B1"), #ClassB1PDA ))
calculate : #ClassB1PDA mMax( 0, MIN( #ClassB1lPDA, #Distribamt -
#C1assA1PDA - #ClassM1PpDA - #C1assM2PDA - #ClassM3PDA ) )

calculate : "Al" _
NO_CHECK CUSTOM  AMOUNT = #ClassA1lPDA
|

calculate : "M1" _
'NO_CHECK CUSTOM  AMOUNT = #ClassM1PDA
" calculate : "m2" -
NO_CHECK CUSTOM  AMOUNT = #ClassM2PDA
!

calculate : "M3" _
NO_CHECK CUSTOM AMOUNT = #ClassM3PDA -
!

calculate : "B1"

NO_CHECK CUSTOM  AMOUNT = #ClassB1PDA
1

e e T TR PP Pay Interest to AIO From Int
from : SUBACCOUNT ( #Coll_I, CLASS "ROOT") -
pay : CLASS INTEREST SEQUENTIAL ( "Aro" )

et e LT Pay Interest shortfall to AIO From Int
from ; SUBACCOUNT ( #Coll1_I, CLASS "RQoOT")
pay : CLASS INTSHORT SEQUENTIAL ( "A10" )

———————————————————————————————————— Pay Interest to Al From Int
from : SUBACCOUNT ( #Coll1_I, CLASS "ROOT")
pay : CLASS INTEREST SEQUENTIAL ( "Al" )

———————————————————————————————————— Pay Interest shortfall to A1 From Int
from : SUBACCOUNT ( #Coll_I, CLASS "ROOT")
pay : CLASS INTSHORT SEQUENTIAL ¢ "al" ).

———————————————————————————————————— pPay Interest to M1 From Int
from : SUBACCOUNT ( #Coll_I, CLASS "ROOT")
pay : CLASS INTEREST SEQUENTIAL ( "M1" )

———————————————————————————————————— Pay. Interest Shortfall to M1 From Int
from : SUBACCOUNT ( #Coll_I, CLASS "ROOT")
pay : CLASS INTSHORT SEQUENTIAL ( "M1")

------------------------------------ Pay Interest to M2 From Int
from : SUBACCOUNT ( #Coll1_I, CLASS "ROOT'")
pay : CLASS INTEREST SEQUENTIAL ( "M2" )
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pPay Interest Shortfall to M2

From Int

From

From

From

From

From

from SUBACCOUNT ( #Col1_I, CLASS "RQOT")
pay CLASS INTSHORT SEQUENTIAL ¢ "M2" )
!
------------------------------------- Pay Interest to M3
from SUBACCOUNT ( #Col11_I, CLASS "ROOT")
pay CLASS INTEREST SEQUENTIAL ( "M3" )
; ___________________________________
————————————————————————————————————— Pay Interest Shortfall to M3
from SUBACCOUNT ( #Col11_I, CLASS "R0OOT")
pay CLASS INTSHORT SEQUENTIAL ( "M3" )
? ___________________________________
------------------------------------ Pay Interest to Bl From Int
from SUBACCOUNT ( #Col11_I, CLASS "ROOT")
pay CLASS INTEREST SEQUENTIAL ¢ "81" )
!
———————————————————————————————————— Pay Interest Shortfall to Bl
from SUBACCOUNT ( #Col11_I, CLASS "ROOT")
pay CLASS INTSHORT SEQUENTIAL ( "B1" )
? ______________________________
from SUBACCOUNT ( #Col11_I, CLASS "ROOT")
pay EXPENSE ( "Credit_ R1Sk_Fee" )
I """""""""""""""""""""""" f v
———————————————————————————————————— Pay Principal to Al
from SUBACCOUNT ( #Col11_P, CLASS "ROOT™)
pay : CLASS PRINCIPAL SEQUENTIAL ¢ "al"” )
(#A1_prn} '
———————————————————————————————————— Pay Principal to Ml
from SUBACCOUNT ( #Col1_P, CLASS "ROOT")
pay CLASS PRINCIPAL SEQUENTIAL ( "M1" )
{#mM1_Prn}
? ___________________________________
———————————————————————————————————— Pay Principal to M2
from SUBACCOUNT ( #Col11_pP, CLASS "ROOT™")
pay CLASS PRINCIPAL SEQUENTIAL ¢ "m2" )
{#M2_Prn}
? ____________________________________
———————————————————————————————————— Pay Principal to M3
from SUBACCOUNT ( #Col1_P, CLASS "ROOT")
pay CLASS PRINCIPAL SEQUENTIAL { "™M3" )
{#M3_Prn}
oTTTmTTmmneeeeoons oo
------------------------------------ Pay Principal to Bl
from SUBACCOUNT ( #Col11_P, CLASS "ROOT")
pay CLASS PRINCIPAL SEQUENTIAL ¢ "B1" )
{#81_°Prn}

Page 12
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e e e Pay Principal to Al From Int
from : SUBACCOUNT ( #Col1_I, CLASS "R0OOT™)
pay : CLASS PRINCIPAL SEQUENTIAL ( "A1l")

------------------------------------- Pay Principal to M1 From Int
from : SUBACCOUNT ( #Col1_I, CLASS "ROOT")
pay : CLASS PRINCIPAL SEQUENTIAL ¢ "m1" )

------------------------------------- Pay Principal to M2 From Int
from :. SUBACCOUNT ( #Coll_1, CLASS "ROOT")
pay : CLASS PRINCIPAL SEQUENTIAL ¢ "M2" )

------------------------------------- Pay Principal to M3 From Int
from : SUBACCOUNT ( #Coll1_I, CLASS "ROOT")
pay : CLASS PRINCIPAL SEQUENTIAL ( "M3")

————————————————————————————————————— Pay Principal to Bl From Int
from : SUBACCOUNT ( #Coll1_I, CLASS "ROOT")
pay : CLASS PRINCIPAL SEQUENTIAL ( "B1" )

------------------------------------ Payback Basis Risk shortfall to Al From Int
from : SUBACCOUNT ( #Coll_I, CLASS "ROOT")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "Al" )

———————————————————————————————————— payback Basis Risk shortfall to Al From Princ
from : SUBACCOUNT ( #Col11_P, CLASS "ROOT") :
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "Al" )

------------------------------------ Payback Basis Risk shortfall to M1 From Int
from : SUBACCOUNT ( #Coll_I, CLASS "ROOT") :
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M1" )

———————————————————————————————————— payback Basis Risk shortfall to M1 From Princ
from : SUBACCOUNT ( #Coll_p, CLASS "ROOT")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M1" )

B ittt Payback Basis Risk shortfall to M2 From Int
from : SUBACCOUNT ( #Coll_I, CLASS "ROOT") :
: Page 13
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---------------------- Payback Basis Risk shortfall to M2 From Princ

—————————————————————— Payback Basis Risk Shortfall to M3 From Int

—————————————————————— Payback Basis Risk shortfall to M3 From Princ

---------------------- Payback Basis Risk Shortfall to Bl From Int

---------------------- Payback Basis Risk Shortfall to Bl From Princ

—————————————————————— Pay Writedown Loss to M1 From Princ

—————————————————————— Pay writedown Loss to M2 Fram Princ

—————————————————————— Pay Writedown Loss to Bl From Princ

from :

pay :

.aast0303cdi
CLASS COUPONCAP_SHORT PRO_RATA ( "M2" )

SUBACCOUNT ( #Col1_P, CLASS "ROOT")
CLASS COUPONCAP_SHORT PRO_RATA ( "M2" )

SUBACCOUNT ( #Col1_I, CLASS "ROOT™)
CLASS COUPONCAP_SHORT PRO_RATA ( "M3" )

SUBACCOUNT ( #Col11_P, CLASS "ROOT")
CLASS COUPONCAP_SHORT PRO_RATA ( "M3" )

SUBACCOUNT ( #Col1_I, CLASS "ROOT')

-CLASS COUPONCAP_SHORT PRO_RATA ( "B1" )

SUBACCOUNT ( #Coll1_p, CLASS "ROOT™)
CLASS COUPONCAP_SHORT PRO_RATA (-"B1" )

SUBACCOUNT ( #Col1_P, CLASS "ROOT")
CLASS PRINCSHORT_LOSS SEQUENTIAL ( "M1" )

SUBACCOUNT ( #Col1_P, CLASS "ROOT'")
CLASS PRINCSHORT_LOSS SEQUENTIAL ( "m2" )

—————————————————————— Pay writedown Loss to M3 From Princ

SUBACCOUNT ( #Col1_P, CLASS "ROOT™)
CLASS PRINCSHORT_LOSS SEQUENTIAL ( '"M3" )

SUBACCOUNT ( #Col1_P, CLASS "ROOT")
CLASS PRINCSHORT_LOSS SEQUENTIAL ( "B1" )

CREDIT_ENHANCEMENT ("YmRsvFnd™)
CEILING ( (COLL("PREPAYPENALTY") * 100%) )
PREPAYPENALTY SEQUENTIAL("R_PP#1')

CREDIT_ENHANCEMENT ( "SPREAD_ACCT™)
page 14
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calculate :

coLL_BAL)

calculate :

calculate
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CLASS COUPONCAP_SHORT PRO_RATA("AL")

CREDIT_ENHANCEMENT ( "SPREAD_ACCT™)
CLASS COUPONCAP_SHORT PRO_RATA("M1")

CREDIT_ENHANCEMENT ( "SPREAD_ACCT')
CLASS COUPONCAP_SHORT PRO_RATA("M2")

CREDIT_ENHANCEMENT ( "SPREAD_ACCT")
CLASS COUPONCAP_SHORT PRO_RATA("M3")

CREDIT_ENHANCEMENT ( "SPREAD_ACCT™)
CLASS COUPONCAP_SHORT PRO_RATA("B1™)

CLASS ( "ROOT" )
AS_INTEREST ('"'R#L")

SUBACCOUNT ( #Writedown )
WRITEDOWN SEQUENTIAL ( "Bl#l1" )

SUBACCOUNT ( #writedown )
WRITEDOWN SEQUENTIAL ( "M3#1" )

SUBACCOUNT ( #Writedown )
WRITEDOWN SEQUENTIAL ( "M2#1" )

SUBACCOUNT (. #Writedown )
WRITEDOWN SEQUENTIAL ( "M1#1" )

ﬁBondBa1 = BBAL("A1#1","M1#1","M2#1", "M3#1","B1#1")
: #0C =

max( 0, coLL_BAL - #BondBal )

.Schedule "AIO_Scale"

DECLARE
VALUES OK
20031225
20040125
20040225
20040325
20040425
20040525
20040625
20040725
20040825
20040925
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125

16,092,000.00
16,092,000.00
16,092,000.00
15,259,000.00
15,259,000.00
15,259,000.00
14,454,000.00
14,454,000.00
14,454,000.00
13,648,000.00
13,648,000.00
13,648,000.00
12,870,000.00
12,870,000.00
12,870,000.00
12,118,000.00
12,118,000.00
12,118,000.00
8,565,000.00
8,565,000.00
8,565,000.00
8,565,000.00
8,565,000.00
8,565,000.00
Page 15
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20051225 8,565,000.00
20060125 8,565,000.00
20060225 8,565,000.00
20060325 8,565,000.00
20060425 8,565,000.00
20060525 8,565,000.00

| 20060625 0

Schedule "AIO_BAL"

DECLARE

VALUES OK
20031225 16,092, 000.00
20040125 16,092, 000.00
20040225 15,259,000.00
20040325 15,259,000.00
20040425 15,259,000.00
20040525 14,454,000.00
20040625 14,454,000.00
20040725 14,454,000.00
20040825 13,648,000.00
20040925 13,648,000.00
20041025 13,648,000.00
20041125 12,870,000.00
20041225 12,870,000.00
20050125 - 12,870,000.00
20050225 12,118,000.00
20050325 12,118,000.00
20050425 12,118,000.00
20050525 8,565,000.00
20050625 8,565,000.00
20050725 8,565,000.00:
20050825 8,565,000.00
20050925 8,565,000.00
20051025 8,565,000.00
20051125 8,565,000.00
20051225 8,565,000.00
20060125 8,565,000.00
20060225 8,565,000.00
20060325 8,565,000.00
20060425 8,565,000.00
20060525 : 0

!
!
!
DEFINE DYNAMIC #YM_HEGMOS8OPCT
}200 * 6

‘Collateral OVER
}

LOAN("SCHAM_PREP_AMT") * 80% * LOAN("GROSSRATE") /

! Factor --Delay-~-

! Type Date P/Y BV Use Bv for 0

| wL 20031101 9999 9999  FALSE

! Pool# Type Gross Current original --Fee-- Maturity Orig ARM
Gross #mos #mos P#mos P#mos Life Reset Life Max Look

! Coupon Factor Balance P/Y Bv P/Y BV Term Index
Margin TORst RstPer TORSt RstPer Cap Cap Floor Negam Back

1} BEGINNING OF COLLATERAL

M 1 "2_28 Arm No Prepay" WL 00 WAC ,

8.5170 ( 77992114.34 / 77992114.34 ); 77992114.34

0.50985 0.50985 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO

7.2580 23 6 SYNC_INT 14.5170 1.0000
8.5170 0 0 INIT_PERCAP 2.9270
page 16

Pageloof (9(

o a——3



aast0303cdi

GROUP 1 PREPAY_FI.AG NONE ; TEASER
M 2 "2_28 Arm with Prepay"” wL 00 WAC
8.1030 ( 233728890.66 / 233728890.66 ), 233728890.66
0.50985 0.50985 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO
6.8530 23 6 SYNC_INT 14.1030 1.0000
8.1030 0 0 - INIT_PERCAP 2.9650
GROUP 1 PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HEG6MOB0PCT ); TEASER
M 3 "3_27 Arm No Prepay" WL 00 WAC
8.7900 ( 3539774.78 / 3539774.78 ); 3539774.78
0.50985 0.50985 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO
7.5510 35 6 SYNC_INT 14.7900 1.0000
8.7900 0 0 INIT_PERCAP 2.7570 :
GROUP 1 PREPAY_FLAG NONE ; TEASER
M 4 "3_27 Arm with Prepay" WL 00 WAC
8.3730 ( 6120001.00 / 6120001.00 ); 6120001.00
0.50985 0.50985 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO
7.1990 35 6 SYNC_INT 14.3730 1.0000
8.3730 0 0 -INIT_PERCAP 3.0000
GROUP 1 PREPAY_FLAG 'YM FOR 35 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER
M 5 "Fixed Balloon First No Prepay" WL 00 WAC
7.4610 ( 282665.48 / 282665.48 ); 282665.48
0.50985 0.50985 ¢ 358:2 358:2 360 NO_CHECK
BALLOON SCHED_BOTH 180 GRouUP
PREPAY_FLAG NONE ; : :
M 6 "Fixed Balloon First with Prepay” WL 00 WAC
8.0140 ( 1587471.38 / 1587471.38 ); 1587471.38
0.50985 0.50985 - - 359:1 359:1 360 NO_CHECK
: BALLOON SCHED_BOTH 180 GRouP
PREPAY_FLAG YM FOR 36. NONE ; YM_FORMULA ( #YM_HE6MO8BOPCT ); '
M 7 "Fixed First No Prepay" wL 00 WAC
8.0610 ( 11203588.87 /. 11203588.87 ); 11203588.87
0.50985 0.50985 ~ "334:2 334:2 336 NO_CHECK
GROUP
PREPAY_FLAG NONE ; . :
M ‘ "Fixed Second No Prepay" WL 00 WAC
10.5520 ( 2754120.13 / 2754120.13 ); 2754120.13
0.50985 0.50985 217:2 217:2 219 NO_CHECK
GROUP
PREPAY_FLAG NONE ;
M 9 "Fixed First with Prepay” WL 00 WAC
7.4960 ( 51090769.46 / 51090769.46 ); 51090769. 46
0.50985 0.50985 331:1 331:1 332 NO_CHECK
GROUP
PREPAY_FLAG YM FOR 31 NONE ; YM_FORMULA ( #YM_HEGMOSOPCT );
M 10 “Fixed Second with Prepay" wL 00 WAC
10.5450 ( 6556887.93 / 6556887.93 }; 6556887.93 '
0.50985 0.50985 219:2 219:2 221 NO_CHECK
GROUP

PREPAY_FLAG YM FOR 31 NONE ; YM_FORMULA ( #YM_HEGMOSBOPCT );

pPage 17
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Tables Report Page 1 of 2
THE CARLISLE GROUP
3,096 records
Balance: 0
Selection Criteria: All records
Table of Contents
1. FICO
2. DTI
3. PTYPE
4, DOC
1. FICO
FICO WADTI[WA CLTV WA FICO|AVG BALANCE | % of DEAL
476 - 500 46.40 67.04 500 104,703.70 0.16
501 - 525 40.67 72.93 514 124,178.41 7.36
526 - 550 39.93 78.46 538 124,845.17 12.20
551-575 38.86 81.49 563 123,868.64 15.78
576 - 600 40.18 81.97 588 123,896.99 14.75
601 - 625 40.66 80.62 613 127,996.78 16.01
626 - 650 39.95 81.67 638 121,344.21 12.85
651 >= 40.50 80.14 687 141,009.02 20.89
Total: 40.10 80.14 603 127,537.56 100.00
Top
2.DTI1
DTI WA DTI| WA CLTV | WA FICO{|AVG BALANCE || % of DEAL
0.01 -30.00 24.10 77.02 596 107,726.88 16.45
30.01 - 40.00 36.02 80.21 608 126,243.55 27.62
40.01 - 45.00 43,21 81.08 609 134,714.40 22.45
45.01 - 50.00 48.11 81.94 601 136,092.60 26.57
50.01 - 55.00 52.87 76.94 595 137,076.58 - 6.46
55.01 >= 65.00 82.49 635 125,488.31 0.44
pagelloot @[
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Tables Report Page 2 of 2
Itotar: | 40a0]  soad] 03]  127537.56]  100.00]
Top
3. PTYPE
PTYPE WA DTI| WA CLTV | WA FICO |AVG BALANCE | % of DEAL
2-4 Family 40.55 76.24 618 157,151.38 8.08
Condo 41.12 81.68 614 103,981.33 3.56
Other 35.49 74.71 567 107,357.04 0.19
PUD 40.74 81.98 613 168,714.64 8.55
Single Family 39.98 80.25 601 123,681.10 78.78
Townhouse 37.26 83.27 594 93,463.51 0.85
Total: 40.10 80.14 603 127,537.56 100.00
Top
4. DOC
DOC WA DTI| WA CLTV||WA FICO|AVG BALANCE | % of DEAL
Alt 40.35 81.08 615 146,019.44 3.44
Full 40.19 80.07 596 121,229.65 72.21
Stated 39.82 80.22 624 147,687.16 24.35
Total: 40.10 80.14 603 127,537.56 100.00
Top
G:\CAS Collateral\Home Equity\Aegis\AEGIS 2003-3\Aegis 2003-03 - 10-23.cas
Nov 6, 2003 02:58
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Please provide loan level data for the following attributes

ICO LTV WAC DTI1 Principal Balance
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Period

—-—l
QOWOoO~NO U WN-2O

11
12
13
14
15
16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
41
42
43
44
45
46
47
48
49
50

Date
11/7/2003
12/8/2003

1/7/2004
2/9/2004
3/8/2004
4/7/2004
5/7/2004
6/7/2004
7/7/2004
8/9/2004
9/7/2004
10/7/2004
11/8/2004
12/7/2004
1/7/2005
2/7/2005
3/7/2005
4/7/2005
5/9/2005
6/7/2005
7/7/2005
8/8/2005
9/7/2005
10/7/2005
11/7/2005
12/7/2005
1/9/2006
2/7/2006
3/7/2006
4/7/2006
5/8/2006
6/7/2006
7/7/20086
8/7/2006
9/7/2006
10/10/2006
11/7/2006
12/7/2006
1/8/2007
2/7/12007
3/7/2007
4/9/2007
5/7/2007
6/7/2007
7/9/2007
8/7/2007
9/7/2007
10/9/2007
11/7/2007
12/7/2007
1/7/2008

1-Month Libor Forward 6-Month Libor Forward

1.12
1.2129
1.1746
1.2859
1.2999
1.3408
1.4371
1.5017
1.6203
1.8469
1.9395
2.0022
2.3083
2.4308
2.5564
2.6749
2.7932
29184
3.0383
3.1538
3.2744
3.3933
3.5077
3.6232
3.5417
3.6441
3.7427
3.8329
3.9263
4.0227
4.1164
4.2077
4.2998
4.3921
4.4868

4.574
4.4052
4.4818
4.5563
4.6251
4.6986
4.7682
4.8371

4.909
4.9764
5.0434
51124
5.1768
5.0869

5.146
5.2049

1.27
1.2943
1.3422
1.4235
1.5122
1.6177
1.7301
1.8705
2.0242
2.1868
2.3154
2.4573
2.6167
2.7328

2.854
2.9785
3.0925
3.2112
3.3328
3.4241
3.5192
3.6085
3.6904
3.7747
3.8573
3.9568
4.0595
4.1574
4,2529
4.3552
4.4473
4.4868
4.5237
4.5569
4.5841
4.6112
4.6309
4.7046
4.7807
4.8497

4919

4.993
5.0577
5.0903
5.1214
5.1495
5.1744
5.1983
5.2201
5.2787
5.3307




51
52
53

55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102

2/7/2008
3/7/2008
4/7/2008
5/7/2008
6/9/2008
7/7/2008
8/7/2008
9/8/2008
10/7/2008
11/7/2008
12/8/2008
1/7/2009
2/9/2009
3/9/2009
4/7/2009
5/7/2009
6/8/2009
7/7/2009
8/7/2009
9/8/2009
10/7/2009
11/9/2009
12/7/2009
1/7/2010
2/8/2610
3/8/2010
4/7/2010
5/7/2010
6/7/2010
7/7/2010
8/9/2010
9/7/2010
10/7/2010
11/8/2010
12/7/2010
1/7/12011
2/7/2011
3/7/2011
4/7/2011
5/9/2011
6/7/2011
7/7/2011
8/8/2011
9/7/2011
10/7/2011
11/7/2011
12/7/2011
1/9/2012
2712012
3/7/2012
4/9/2012
5/7/2012

5.2602
5.3162
5.3712
5.4286
5.4802
5.5325
5.5865
5.6362
5.6865
5.365
5.4077
5.4498
5.4865
5.5226
5.5594
5.5978
5.6327
5.6687
5.7053
5.7383
5.7744
5.6325
5.6623
5.6926
5.7187
5.746
5.7729
5.8001
5.8259
5.8538
5.8775
5.9019
5.9274
5.98
6.0041
6.0275
6.0478
6.0707
6.0935
6.113
6.1334
6.1549
6.1738
6.1926
6.2118
5.8886
5.9047
5.9169
5.9297
5.9451
5.9555
5.969

5.3856
5.44
5.4907
5.5427
5.5458
5.5463
5.5459
5.5408
5.5356
5.5272
5.5684
5.6054
5.6446
5.6831
5.7181
5.7568
57628
5.768
5.7724
5.7729
5.7748
5.7723
5.8014
5.8292
5.8592
5.885
59112
5.9386
5.9678
5.9986
6.0289
6.0559
6.0854
6.1153
6.1371
6.1589
6.182
6.2034
6.2237
6.2443
6.2067
6.1664
6.1253
6.0843
6.0433
5.9974
6.0116
6.0254
6.0377
6.0511
6.0637
6.0754




103
104
105
106
107
108
109
110
111
112
113
114
115
116
117
118
119
120

6/7/2012
7/9/2012
8/7/2012
9/7/2012
10/9/2012
11/7/2012
12/7/2012
1/7/2013
2/7/2013
3/7/2013
4/8/2013
5/7/2013
6/7/2013
7/8/2013
8/7/2013
9/9/2013
10/7/2013
11/7/2013

5.9821
5.9924
6.0047
6.0167
6.0261
6.1444

6.156
6.1669
6.1754
6.1874
6.1955
6.2059
6.2152
6.2234
6.2338
6.2393
6.2485
6.3029

6.1046
6.1348
6.1652
6.1923
6.2232
6.2511
6.2622
6.2725
6.2818

6.294
6.3009
6.3107
6.3283
6.3429
6.3594
6.3725
6.3889
6.4037




Assumptions:
Run to call
No defaults
Fixed collat: 50 PPC
ARM collat: 150 PPC
Triggers *not* run to fail
Libor (1-month and 6-month) flat at 20%

Period Date

© O ~NOOH WN >

25-Dec-03
25-Jan-04
25-Feb-04
25-Mar-04
25-Apr-04
25-May-04
25-Jun-04
25-Jul-04
25-Aug-04
25-Sep-04
25-Oct-04
25-Nov-04
25-Dec-04
25-Jan-05
25-Feb-05
25-Mar-05
25-Apr-05
25-May-05
25-Jun-05
25-Jul-05
25-Aug-05
25-Sep-05
25-Oct-05
25-Nov-05
25-Dec-05
25-Jan-06
25-Feb-06
25-Mar-06
25-Apr-06
25-May-06
25-Jun-06
25-Jul-06
25-Aug-06
25-Sep-06
25-Oct-06
25-Nov-06
25-Dec-06
25-Jan-07
25-Feb-07
25-Mar-07
25-Apr-07
25-May-07
25-Jun-07
25-Jul-07
25-Aug-07
25-Sep-07
25-0ct-07
25-Nov-07
25-Dec-07
25-Jan-08
25-Feb-08

Net Funds Cap
NA

7.250
7.243
7.744
7.236
7.470
7.230
7.463
7.214
7.217
7.449
7.200
7.444
7.195
7.186
7.960
7.181
7411
7.229
7.463
7.215
7.207
9.371
9.041
9.314
8.985
8.956
9.883
9.488
9.766
9.650
9.941
9.590
9.559
10.462
10.086
10.381
10.007
9.968

10.992

10.407
10.705
10.312
10.606
10.217
10.169
10.494
10.107
10.395
10.011

9.963

Pagez_'_'i.ofﬂ




52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82

25-Mar-08
25-Apr-08
25-May-08
25-Jun-08
25-Jul-08
25-Aug-08
25-Sep-08
25-0ct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb-09
25-Mar-09
25-Apr-09
25-May-09
25-Jun-09
25-Jul-09
25-Aug-09
25-Sep-09
25-Oct-09
25-Nov-09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-Jul-10
25-Aug-10
25-Sep-10

10.599
0.880
10.160
9.785
10.062
9.691
9.644
9.919
9.553
9.824
9.461
9.416
10.375
9.327
9.593
9.240
9.503
9.154
9.112
9.373
9.030
9.289
8.949
8.909
9.821
8.832
9.087
8.757
9.011
8.684
8.648

page 2501 2/
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MORTGAGECORPORATION

Computational Materials - Subject to Revision
Aegis Asset Backed Securities Trust, Series 2003-3

$393,870,000 Mortgage Loan Asset Backed Certificates (Approximate), Series 2003-3

To Maturity
EXPECTED
EST. EXPECTED STATED INITIAL RATINGS (S&P/
APPROX WAL EST. PRIN. FINAL FINAL CI/E MOODY'S /
CLASS size' TYPE BMARK (YRS  WINDOW MATURITY MATURITY (%) FITCH)
A1 325,760,000 FL-SN LIBOR 250 Dec03-May20  May 2020 02/2034 21.75  AAA/Aaa/AAA
A-l0 Notional* 10 400%  NA - May 2006 02/2034 NA AAA/Aaa/AAA
M1 26,650,000 FL-MZ LIBOR 562 Apr07-Dec17  Dec 2017 02/2034 15.00 AA/AZ2IAA
M2 22,700,000 FL-MZ LIBOR 550 Feb07-Oct16  Oct2016 02/2034 9.25 AIR2IA
M3 7,900,000 FL-MZ LIBOR 541 Jan07-May15  May 2015 02/2034 7.25 A-IA3IA-
B 10,860,000 FL-SB _ LIBOR 532 Dec06-Aug14 _ Aug 2014 02/2034 4.50  BBB/Baa2/BBB
To 10% Optional Redemption (“Call”)
EXPECTED
EST. EXPECTED STATED INITIAL RATINGS (S&P/
APPROX WAL EST. PRIN. FINAL FINAL c/E MOODY’S /
CLASS SIZE' TYPE BMARK (YRS  WINDOW MATURITY MATURITY (%) FITCH)
A1 325,760,000 FL-SN LIBOR 231  Dec03~May11 May 2011 02/2034 2175  AAA/Aaa/AAA
A0 Notional* 10 400%  NA NA May 2006 02/2034 NA AAA/Aaa/AAA
M1 26,650,000 FL-MZ LIBOR 510  Apr07-~May11 May 2011 02/2034 15.00 AAAAZ/AA
M2 22,700,000 FL-MZ LIBOR 503  Feb07~-May11 May 2011 02/2034 9.25 A/A2IA
M3 7,900,000 FL-MZ LIBOR 500  Jan07~-May11 May 2011 02/2034 7.25 A-/A3/A-
B 10,860,000 FL-SB  LIBOR  4.99  Dec 06 —May 11 May 2011 02/2034 4.50 BBB/Ba22/BBB
Contacts
Syndicate Tricia Hazelwood / Melissa Simmons / Jim Drvostep (212) 325-8549
Trading Michael Marriot / Jim Regan (212) 325-2747
Asset Finance Brendan Keane ' (212) 325-6459
Boris Grinberg (212) 325-4375
Roland Jawurek (212) 325-3169
Structuring Obi Nwokorie (212) 325-3106

Subject to a permitted variance of 5%.

The Certificates will be priced assuming 100% of the Prepayment Assumption. 100% of the Prepayment Assumption assumes {27]% CPR for all the
Adjustable Rate Mortgage Loans and [115]% PPC for all the Fixed Rate Mortgage Loans. 100% PPC is a curve equal to 4% CPR ascending to 20%
CPR over 12 months. )

® nitia} Credit Enhancement includes Target Overcollateralization of [4.50)%.

* The Class A-IO will be a Senior Interest Only Certificate, and will receive interest payments for the first 30 months.

CREDIT | FIRST . |
SUISSE | BOSTON Page3ioer 0]
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- Bl Aegis
Aegis Asset Backed Securities Trust, Series 2003-3 MORTGAGECORPORATION

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact Credit Suisse First Boston LLC.

Ta